A' 



23334.01 
In the Claims: 

Please rerA^e claims 1 and 9 from prosecution without prejudice and substitute 
therefore: claims 30 - 34; and remove claim 12 and substitute claim 47 therefore. 

Please insert new claims 30 - 47 

- 30. A method of allocating an investment among a population of securities, each 
security having at least one corresponding data element, said method comprising the steps of: 

a) assigning each security of said population to a corresponding one industry group 
of a plurality of industry groups; 

b) summing said data element of each security of said population to provide an 
industry total of the data elements of each of said corresponding industry groups of said 
plurality and a universe total of the data elements of each security of said population; and 

c) allocating an industry allocation to at least one industry group of said plurality. 
31. The method of claim 30, wherein there is included the step of determining the 

amount of the industry allocation for a selected one industry group as the product of said 
investment and the industry total for said one industry group divided by the universe total, 
^^^r^ 32. The method of claim 30, \^rein there is included the step of determining the 
amount of the industry allocation a selected one industry group as dependent on said 
investment. 

33. The method/6f claim 30, wherein there is included the step of determining the 
amount of the in^^try allocation for a selected one industry group as dependent on said 
industry total 
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34. The method of claim 30, wnerein there is included the step of detemiining the 
amount of the industry allocation for aKelected one industry group as dependent on said 



0 



,1^ 



^^i verse total. 



35. A method of allocating an investment among a population of securities, each 
security of said population having at least one corresponding data element, said method 
comprising the steps of: 

a) assigning each security of said population to a corresponding one industry group 
of a plurality of industry groups; 

b) summing said data element of each security of said one industry group to provide 
an industry total of the data elements of said one industry group; 

^ c) allocating an industry allocation to a selected number of securities of said one 

industry group; and 

d) determining the magnitude of said industry total of said one industry and setting 
said number of securities in accordance with said magnitude of said industry total of said one 
industry group. 

36. The method of claim 35, wherein there is included the further steps of comparing 
said industry total of said one industry group with a first limit and, if less, allocating said 
industry allocation of said one industry group to at least one security of said one industry 
group, and if said industry total of said one industry group is greater than said first limit, 
allocating said industry allocation to at least two securities of said one industry group. 

37. The method of claim 35, wljerein there is further included the step of reiteratively 
comparing said industry allocation of /aid one industry group with at least first and second 
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limits, said second limit being/greater than said first limit; if said industry allocation of said 
one industry group is greater than said first limit, allocating said industry allocation of said 
one industry group among a first number of securities of said one utility group; and if said 
industry allocation of said one industry group is greater than said second limit, allocating 
said industry allocation of said one industry group among a second number of securities of 
said one industry group, said second number being greater than said first number. 

38. A method of allocating an investment among a population of securities, said 
method comprising the steps of: 

a) assigning each security of said population to a corresponding one industry group 
of a plurality of industry groups; 

b) summing the value of each security of said one industry group to provide an 
industry total of said one industry group; 

c) comparing said industry total of said one industry group with a limit of a selected 
magnitude and, if less, allocating an industry allocation of said one industry group to at least 
one security of said one industry group; 

d) if said industry total of said one industry group is greater than said limit, allocating 
said industry allocation of said one industry group to at least two securities of said one 
industry group; and 

e) setting said limit to a given magnitude, whereby said industry allocation to any one 
security of said one industry group may not exceed said given magnitude. 

39. A method of claim 38, wherein there is further included the step of comparing 
said industry total of said one industry group with a second limit and, if greater, allocating 
said industry allocation of said one industry group to at least three securities, said magnitude 

6 

RLG/DXO/23334/01/50A616. 1 



23334.01 

of said second limit being set to a magnitude equal to twice said given magnitude, whereby 
said industry allocation to any security of said one industry group may not exceed said given 
magnitude. 

40. A method of allocating an investment among a population of securities, each 



0' 

security having at least onel corresponding updatable data element, said method comprising 
the steps of: 

a) assigning each sdcurity of said population to a corresponding industry group of a 
plurality of industry groups! 

b) summing said data element of each security of said population to provide an 
industry total of the data element for each of said corresponding industry groups and an 
universe total of the data elements of each security of said population; 

c) allocating an industry allocation to each to each industry group of said plurality; 

and 

d) repeat step a) of assibning at selected times to accurately account for those 
securities which have changed their industry. 

41. The method of claim 40, wherein there is further included the step of accessing a 
real time source of the current value of said data element of each security of said population 
and updating at selected times the values of said data elements of said securities of said 
population. 

f^^42. A method of allowing an investment among a population of securities, each 
security of said populaUdn having at least one corresponding data element, said method 
comprising the stejis of: 



RLG/OXO/23334/01/504616. 1 



7 



23334.01 

a) assigning each security of said population to a corresponding one industry group of 
a plurality of industry groups; 

b) summing said data element of each/security of said one industry group to provide 
an industry total of the data elements of said/one industry group; 

c) allocating an industry allocation to a plurality of securities of said one industry 
group; and 

d) determining whether one of said plurality of securities of said one industry group is 
greater than another of said plurality of securities of said one industry group by a 
predetermined amount and, if not, allocarting said industry allocation substantially equally to 
said one and said other securities of saia one industry group. 

43. The method of claim 42, wmerein if said one security is greater than said other 
security of said one industry group by more than said predetermined amount, allocating said 
allocation only in the greater of said oie and said other securities. 

44. A method of allocating an investment among a population of securities, each 
security of said population having at least one corresponding data element, said method 
comprising the steps of: 

a) summing said data element of each security of said population to provide an 
universe total of the data elements of each security of said population; and 

b) selecting said data element from a plurality of different kinds of data elements to 
provide a particular style of investing corresponding to said selected data element. 

45. The method of claim 44, wherein said selected data element is common share 
holder equity. 
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46. The method of claim 44, wherein said plurality of data elements include common 
shareholder's equity, market capitalization, net income, net revenue, net earnings and total 
assets. 

47. A method of allodkting an investment among a population of securities, each 
Security having at least one Corresponding data element, said method comprising the steps of: 




a) assigning each security of said population to a corresponding one industry group of 
a plurality of industry groups; 

b) summing said mate element of each security of said population to provide an 
industry total of the data elements of each of said corresponding industry groups of said 
plurality and a universe total of the data elements of each security of said population; and 

c) dividing selectively an industry allocation into at least first and second parts; 

d) allocating said first and second parts selectively among two of said corresponding 
securities of said ond industry group having the largest data elements; and 

e) comparing said first part to a set amount and, if less than or equal to said set 
amount, said first p[art is set equal to said set amount. 



Please amend claim claims 2 - J, 10, 1 1, 13-20, and 22 - 29 as follows: 



2. (Amended) The method of claim 41, wherein there is further included the step 
of updating on a periodic cycle the data elements of at least some of said securities of said 
population. 

3. (Amended) The method of claim 2, wherein said updating step updates on a 
fixed cycle all of said data elements of securities of said population. 

4. (Amended) The method of claim 40, wherein said step d) reassigns on a 
periodic cycle the industry of the securities of each of said plurality of industry groups. 

9 
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5. (Amended) The method of claim 4, wherein the industry of the securities of 
each industry group is reassigned on a different periodic cycle. 

6. (Amended) The method of claim 4, wherein said plurality of securities are 
subdivided into a plurality of editions. 

7. (Amended) The method of claim 6, wherein each edition of said plurality is 
reassigned on a cycle that is staggered from the cycles of the other editions of said plurality. 

1 0. (Amended) The method of claim 3 1 , wherein said step of allocating allocates 
said industry allocation among a selected one or more of said securities of said one industry 
group. 

1 1 . (Amended) The method of claim 10, further comprising the step of selecting at 
least one security of said securities assigned to said one industry group that has the largest 
data element of said securities assigned to said one industry group. 

13. (Amended) The method of claim 47, further comprising a step of ranking said 
securities of said one industry group according to the magnitude of their data elements. 

14. (Amended) The method of claim 47, wherein there is included a step of 
limiting the security allocation to each security of said population so as not to exceed a set 
amount. 

15. (Amended) The method of claim 14, wherein said set limit is set as a 
proportion of said universe total. 

16. (Amended) The method of claim 47, wherein there is included a step of 
limiting said first part so as not to exceed a set amount. 

17. (Amended) The method of claim 16, wherein said set amount is set as a 
proportion of said universe total. 

10 
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18. (Amended) The method of claim 15, wherein said proportion is 2.25%. 

19. (Amended) The method of claim 16, wherein there is included a step of 
comparing said first part to said set amount and, if less than or equal to said set amount, said 
first part is set equal to said set amount. 

20. (Amended) The method of claim 47, wherein there is further included a step of 
ranking at least two of said securities of said corresponding industry group according to the 
magnitude of their data elements to provide at least first and second ranked securities. 

22. (Amended) The method of claim 2 1 , wherein if said first ranked security is not 
larger than said second ranked security by said certain amount, said allocating step allocates 
said first part equally among said first ranked security and said second ranked security. 

23. (Amended) The method of claim 47, wherein there is further included a step of 
setting at least first and second limits as different whole multiples of said set amount 
respectively. 

24. (Amended) The method of claim 23, wherein said second limit is greater than 
said first limit, and there is further included the step of comparing said industry allocation to 
said first limit and, if greater, setting said first part equal to said set amount and allocating 
said first part to a first security of said one industry group. 

25. (Amended) The method of claim 23, wherein if said industry allocation is less 
than said first limit, setting said first part to less than said set amount and allocating said first 
part to a first security of said one industry group. 

26. (Amended) The method of claim 24, wherein if said industry allocation is 
greater than said first limit, comparing said industry allocation to said second limit and, if 
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less, setting said second part equal to said set amount and allocating said second part to a 
second security of said one industry group. 

27. (Amended) The method of claim 26, wherein if said industry allocation is 
greater than said second limit, setting a third part of said industry allocation equal to said set 
amount and allocating said third part to a third security of said one industry group. 

yy- 28. (Amended) The method of claim 10, wherein said step of allocating said 
industry allocation among all of said securities of said one industry group. 

29. (Amended) The nfiethod of claim 28, wherein said industry allocation is 
allocated among all of said securities of said one group proportionally to the magnitudes of 
each of said data elements of said securities of said one industry group. 
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